PENGARUH RASIO PROFITABILITAS TERHADAP RETURN

SAHAM PERUSAHAAN MANUFAKTUR YANG TERDAFTAR







86 -13.76 14.10 2.5381 5.61198
86 -312.40 29.42 1.0464 37.13371
86 .00 .53 .1024 .10798
86 -427.77 365.76 32.9044 110.26576
86 .00 .30 .0785 .07533
86 -1139.09 202.89 6.0150 138.35977






























UJI ASUMSI KLASIK 
1. Uji Normalitas 























Test distribution is Normal.a. 
Calculated from data.b. 
 
 























Test distribution is Normal.a. 









2. Uji Multikolinearitas 
Coefficientsa
.005 .005 1.048 .298
.001 .001 .278 1.880 .064 .466 2.144
-6.6E-005 .000 -.084 -.717 .476 .746 1.341
-.039 .043 -.146 -.921 .360 .409 2.444
5.15E-005 .000 .195 1.535 .129 .633 1.581
.005 .060 .013 .081 .935 .431 2.323
















t Sig. Tolerance VIF
Collinearity Statistics
Dependent Variable: Returna. 
 
 
3. Uji Heteroskedastisitas 
Coefficientsa
.020 .003 6.330 .000
.000 .001 .055 .335 .738
1.68E-005 .000 .036 .279 .781
.007 .028 .041 .238 .812
1.49E-005 .000 .094 .674 .502
-.027 .039 -.117 -.693 .490

















Dependent Variable: ABS_RESa. 
 
 
4. Uji Autokorelasi 
Model Summaryb










Predictors: (Constant), Price Earning Ratio, Return on Equity, Basic
Earning Power, Earning per Share, Return on Asset, Return on Sales
a. 


































All requested variables entered.a. 












Predictors: (Constant), Price Earning Ratio, Return on
Equity, Basic Earning Power, Earning per Share,














Squares df Mean Square F Sig.
Predictors: (Constant), Price Earning Ratio, Return on Equity, Basic Earning Power,
Earning per Share, Return on Asset, Return on Sales
a. 





.005 .005 1.048 .298
.001 .001 .278 1.880 .064
-6.6E-005 .000 -.084 -.717 .476
-.039 .043 -.146 -.921 .360
5.15E-005 .000 .195 1.535 .129
.005 .060 .013 .081 .935

















Dependent Variable: Returna. 
 
 
 
 
